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Pracc sc zabyva zakladiiimi matematickymi vlastnostmi viccrozmernych ko-
puli. Skrze Sklarovu vetu mini kopulc poskytuji nastroj na konstrukci vicc-
rozmcrnych pravdcpodobnostnicli rozdeleni z jcho jcdnorozniernych margi-
nal. Ncjdfive delinujcme dvonroxmcrnc kopnlr a dvoiirozrncrno arr.himcdov-
ske kopulc, ktcrc json jiz dobfe prozkoumany. Pojmy zde zavedene potoni
pfcvadimc do vy.s.si dimonze. fi.csimc take problemy (jkolo viccrozmernych
FreclieLovycli-Hoeirdiiigovyc:h inezi. Dale se zabyvame archimedovskymi ko-
pulomi a poflTin'iikarni na archiinnrlovsky gciuM-ator. V zavern pracc definu-
jeme jeste hierarcliicke archimedovske kopule. Vzhlcdem k tomu, zc pro-
blematika vicerozmernych kopnli se vice rozvijela az v devadesatych letech
minuleho stoleti. json v praci obsazeiry i nekterc velmi niocicrni vyslodky.
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In present work we study basic mathematical properties of multivariatc co-
pulas. Using Sklar's theorem we introduce copulas as a tool for constructing
mnltivariate probability distributions from its uuivariate margins. At. first,
we study bivariate copulas and bivariate Archimedean copulas. Concepts
from bivariate case arc then transferred into higher dimension. We also solve
problems around multiva.riate Frechet-Hoelf'ding boundaries. We study mnl-
tivariate Archimedean copulas and conditions, that must fulfill a function
to be an Archimedean generator. At last we present the idea of hierarchical
Archimedean copulas. The topic of mnltivariate copulas has been studied
since nineteen nineties, so there are used some very recent results, margins.
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